
Kenneth R. Jackson

Vice President

Rates and Regulatory Services

k/ockson_, scana.com

_®

POWER FOR LIVING

October 23, 2009

Mr. Charles L. A. Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina

Post Office Box 11649

Columbia, SC 29211

ii:,_................'_............=lnl
i_!!oct_s2oo9_IIJ

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina

Post Office Box 11263

Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find

the report on South Carolina Electric and Gas Company's hedging activities for September,

2009.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encls.

Risk Management Program Adjustments

SCE&G Results

SCE&G Outstanding Positions

SCANA Corporation - 100 SCANA Parkway - MC Clll - Cayce, South Carolina - 29033-3712 - (803) 217-7805
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South Carolina Electric & Gas Company

Risk Management Program Adjustments
For September 2009

Docket 2006-144-G
Order 2006-331

Broker Fees 579.00

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-5-G
Order 2006-679

Inception To
Current Month Date

19,589.98 224.00 20,392.98

126,346.80 126,346.80

103,500.00 103,500.00

70,511.57 1,972.07 72,483.64

307,564.96 28.05 307,593.01

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 629,660.24 2,224.12 630,316.43

2,337,480.00 37,508,315.20 2,009,394.40 41,855,189.60

Total 2,338,059.00 38,137,975.44 2,011,618.52 42,485,506.03

Interest Rate 0.3299%
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Version: 603, Build: 6000DP Database: Zainet_MerantProd a/o 090CT09

SCE&G September 2009 Results

Trade Date PUT/CALL Contracts Month Strike Price Trade Price HarkRt Rice

06FEB08 5.70 01SEP09 0.00 8.340 2.843

04MAR08 0.40 0!SEP09 0.00 8.827 2.843

I!M3iR08 0.40 01SEP09 0.00 8.949 2.843

18MAK08 0.40 OISEP09 0.00 8.750 2.843

_SM_A08 0.40 DISEP99 0.oo 8.979 2.843

25M/L_08 5.30 01SEP09 0.00 8.950 2.843

25MAK08 7.00 015EP0g 0.00 8.960 2.843

26MA_08 1.90 01SEP09 0.08 9.095 2.843

27MAR08 1.90 01SEP09 0.00 8.975 2.843

28MAB09 6.90 0!5EP09 0.O0 9.150 2.843

01APR08 0.40 01SEP09 0.00 8.850 2.843

08]tPR08 0.40 OlSEP09 0.00 9.198 2.843

15APK09 0.40 DISEP09 O.00 9.306 2.843

22APR08 0.40 01SEP09 0.00 9.887 2.843

29APR08 0.40 OISEP09 9.00 9.785 2.843

06MAY08 0.40 01SEP09 O.0O 10.!28 2.843

13MAY08 0.40 01$EP09 0.00 10.483 2.843

20__Y08 0.40 01SEP09 0.00 10.470 2.843

27MAY08 0.40 018EP09 0.00 !0.841 2.843

03JUN08 0.40 0ISEP09 0.00 !0.917 2.843

IGJUN08 0.50 01SEP09 0.00 11.070 2.843

17JUN09 0.40 0!SEP09 0.00 11.445 2.843

24JUN08 0.40 0ISEP09 0.00 11.747 2.843

01JUL08 0.40 01SEP09 0.00 II.987 2.843

08JUL08 0.40 018EP09 0.00 11.472 2.843

15JUL08 0.40 0ISEp09 0.00 Ii.037 2.843

22JUL08 0.40 OlSEP09 O.00 9.949 2.843

29JUL08 0.40 OISEPO9 0.00 9.434 2.843

27AU009 (4.00) 015EP09 0.00 2.840 2.%43

27AUG09 (3.00] 01SEP09 0.00 2.845 2.843

24.60 *01$EP09

24.60

Total Cost Current Value Mark to Market

................ , ............ = ......

{475,380.00) 162,051.00 (313,329.00)

{35,308.80) 11,372.00 (23,936.80)

(35,796.00} 11,372.00 (24,424.00)

(34,998.40) [I.372.00 (23,626.40]

(35,918.00) 11,372.00 (24,544._0]

(474,350.00) 150,679.00 (323,671.00)

(627,_00.00) 199,010.00 (428,]90.00)

(!72,805.00) 54,017.00 (118,788.00)

(170,525.00) 54,017.80 (116,508.00)

(82,330.00) 25,587.00 (56,76_.00)

(35,400.00) 11,372.00 (24,028.00)

(36,792.00) 11,372.00 (25,420.00}

(3?,224.00) 11,372.00 (25,852.00}

(39,548.40} 11,372.00 (28,176.40)

(39,140.00) 11,372.00 (27,768.00)

[48,512.80] 11,372.00 (29,140.80)

(41,932.00] i1,372.00 (30,560.00)

(41,880.00) 11,372.00 (30,508.00)

(43,384.00] 11,372.00 (31,992.00)

(43,668.00) 11,372.00 (32,296.00)

(55,350.00) 14,215.00 (41,135.00)

(45,780.00) ]1,372.00 (34,408.00)

(46,988.00) 11_372.00 (35,616.00)

{47,946.00} 11,372.00 (36,574.00)

(45,986.40) 11,372.00 (34,514.40)

(44,!48.00) !1,372.00 (32,776.80)

(39,796.00) 11,372.00 (_8,_24.001

(37,737.60) 11,372.00 (26,365.60)

113,600.00 (113,720.00) (120.00]

85,350.00 (85,290.00) 60.00

12,708,772.40) 699,378.00 (2,009,394.40)

......................................

[2,708,772.40) 699,378.00 (2,009,394.40)
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Trade Date

===

25MAR08

25MAK08

26MAR08

27YJiR08

28MAR08

OlAPR08

08APR08

15APR08

22APR08

29APR08

06MAY08

!3MAY08

20MAY08

27MAY08

03JUN08

10JUNO8

17JUNO8

24JUN08

01JUL08

08JLrL08

!5JUL08

22JUL08

29JUL08

28OCT08

02DEC08

06J_W09

10FEB09

17M_09

21APR09

26MAY09

30JUN09

04AUG09

08SEP09

285_P09

29APR08

06MAY08

13MAY08

20MAY08

270_Y08

03JUN08

lOJUN08

!7JUN08

24JirN08

01JUL08

08JUL08

15JUL08

22JUL08

29JUL08

04NOV08

11NOV08

IBNOV08

25NOV08

02DEC08

09DEC08

16DEC08

23DEC08

30DEC08

06JAN09

13JAN09

20JAN09

27J_N09

03FE909

10FEB09

17FEB09

24FEB09

03MAR09

PUT/CALL Contracts Month

...u ....................

7.100 01OCT09

!0.OO0 01OCT09

2.600 OlOCT09

2.600 01OCT09

1.300 01OCT09

0.600 0!OC_09

0.600 OIOCT09

0.500 01OCT09

0.600 01OCT09

0.500 01OCT09

0,600 01OCT09

0.600 01OCT09

0.500 01OCT09

0.600 01OCT09

0.500 0!0CT09

0.600 010CT09

0.600 01OCT09

0.500 010CT09

0.600 010CT09

0.500 01OCT09

0.600 01OCT09

0.600 010CT09

0.500 01OCT09

CALL 1.000 01OCT09

CALL 1.000 0]0CT09

CALL 1.000 OIOCT09

CALL 1.100 OIOCT09

CALL !.000 01OCT09

CALL !.000 01OCT09

CALL 1.000 01OCT09

CALL 1.000 010CT09

CALL 1.000 01OCT09

CALL 1.000 01OCT09

(10.000) 010CT09

33.800 "01OCT09

0.800 OINOV09

0.800 OINOV09

0.900 01NOV09

0.800 01NOV09

0.900 01NOV09

0.900 01NOV09

0.800 OINOV09

0.800 01NOV09

0.900 01NOV09

0.800 01NOV09

0.800 01NOV09

0.900 01NOV09

0.800 01NOV09

0.800 01NOV09

CALL 1.008 01NOVO9

CALL 1.000 01NOV09

CALL 1.000 0!NOV09

CALL l. O00 01NOV09

CALL 1.000 01NOV08

CALL 1.000 OINOV08

CALL 1.000 0INOV09

CALL 1.000 01NOV09

CALL 1.000 01NOV09

CALL 1.000 01HOV09

CALL 1.000 OlNOV09

CALL !.000 01NOV09

CALL 1.900 01NOV09

CALL 1.000 61NOV09

CALL 1.000 ClNOV09

CALL !.000 QINOVD9

CALL 2.000 01NOV09

CALL !.000 01NOV09

JBE&GOPENFOSITIONS 090CT0915:56

Database: Zainet Me,ant Prod a/o 30SE_09

SCE&G Outstanding position3

Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

0.0000 9.0150 3.7300

0.0000 9.0300 3.7300

0.0O00 9.1800 3.7300

0.0000 9.0450 3.7300

0.8000 9.2300 3.7300

0.0000 8.9100 3.7300

0.0000 9.2670 3.7300

0.0000 9.3760 3.7300

0.0000 9.9571 3.7300

0.0000 9.8510 3.7300

0.0000 10.1972 3.7300

0.0000 10.5490 3.7300

0.0000 10.7170 3.7300

0.0000 10.8960 3.7300

0.0000 10.9770 3.7300

0.0000 ii.1390 3.7300

8.00O0 11.5200 3.7300

0.0000 11.8200 3.7300

0.0000 12.0556 3.7300

O.000G 11.5438 3.7300

0.0000 11.1070 3.7300

0.0000 10.0215 3.7300

0.0000 9.5i44 3.7300

9.0000 0.7300 0.0000

8.5500 0.7000 0.0600

8.3000 0.6700 0.0000

6.3500 0.5400 0.0000

5.4500 0.4400 0.0000

5.0000 0.4200 0.0000

4.8000 0.3900 0.0000

4.9060 0.4300 0.0000

4.5580 0.4200 0.0000

2.8500 0.2400 0.8800

0.0000 3.7250 3.7300

O.O000 10.0910 4.8410

0.0000 10.4372 4.8410

0.0000 10.7990 4.8410

0.0000 10.8130 4.8410

0.000O 11.3560 4.8410

0.0000 I1.2160 4.8410

O.000O 11.3690 4.8410

0.0000 11.7500 4.8410

0.0000 12.0700 4.84!0

0.0000 12.3249 4.8410

0.0000 11.8236 d.8410

0.0000 11.4120 4.8410

0.0000 10.3190 4.8410

0.0000 9.8344 4.8410

i0.I000 0.8200 0.0010

9.7500 0.7800 0.0010

9.6500 0.7350 0.0010

8.9000 0.7300 0.0010

8.9000 0.7300 0.0010

8.3500 0.6700 O.6010

8.4000 0.6800 0_0010

7.9000 0.6500 0.0030

8.4500 0.6600 O.0010

8.6500 0.7100 0.0006

7.8000 0.6200 0.0030

7.4000 0.5500 0.0070

7.3500 0.5500 0.0070

6.9000 0.5500 0.0160

6:7500 0.5900 0.0207

6.4500 0.5100 0.0350

6.4000 0.5100 0.0380

6.5000 0.5200 0.0320

(640,065.00) 264,830.00 (375,235.00)

(903,000.00) 373,000.00 (530,000.00)

(238,680.00) 96,980.00 (141,700.00)

(235,170.00) 96,980.00 (138,190.00]

(i19,990.00) 48,490.00 171,500.00)

(53,460.00) 22,380.00 (31,080.00)

(55,602.00) 22,380.08 (33,222.00)

(46,880.00) 18,680.00 (28,230.00)

(59,742.60) 22,380.00 (37,362.60)

(49,255,00) 10,650.00 (30,605.00)

(6!,183.20) 22,380.00 (38,803.20)

(63,294.00) 22,380.00 (40,914.00)

(55,585.00) !8,650.00 (34,935.00)

(65,376.00) 22,380_00 (425896.00)

(54,885.00] 18,650.00 (36,235.00)

(66,834.00) 22,380.00 (44,454.00)

169,120.00) 22,380.00 (46,740.00)

[59,!00.00) 18,650.00 (40,450.00)

[72,333.60) 22,380.00 (49,953.60)

(57,719.00) 18,650.00 (39,069.00)

(66,642.00) 22,380.00 (44,262.00)

(60,129.00) 82,380.00 (37,749.00)

(47,572.00) !8,650.00 (28,922.00)

(7,300.00) 0.00 (7,300.00)

(7,000.00] 0.00 (7,000.00)

(6,700.00] 0.00 (6,700.00)

(5,940.00) 0.00 (5,940.00)

(4,400.00) 0.00 (4,400.00)

(4,200.00) 0.00 (4,200.00)

(3,900.00) 0.00 (3,900.00)

(4,300.00) 0.00 (4,300.00}

(4,200.00) 0.00 (4,200.00)

(2,400.00) 9,800.00 6,400.00

372,500.00 (373,000.00} [500.00}

(2,877,457.40) 892,810.00 (1,984,647.40)

(80,728.00) 38,728.00 (42,000.00)

(83,497.601 38,728.00 (44,769.60)

(97,191.00] 43,569.00 (53,622.00)

(86,504.00) 38,728.O0 (47,776.00}

(89,248.00] 38,728.00 (50,520.00)

(i00,944.00) 43,569.00 (57,375.00)

(90,952.00) 38,728.00 (52,224.00)

(94,000.00) 38,728.00 (55,272.00)

(!08,630.00) 43,569.00 (65,061.00)

(98,599.20) 38,728.00 (58,871.20)

(94,588.80) 38,728.00 (55,860.80)

(102,708.00} 43,569.00 (59,139.00)

(82,552.00) 38,728.00 (43,824.00)

(78,675.20) 38,728.00 (39,947.20)

(8,200.00) 10.00 (8,190.00)

(7,800.00) IO.00 (7,790.00)

(7,350.00) I0.00 (7,340.00}

(7,300.00) I0.00 (7,290.00)

(7,300_00) I0.00 (7,290.00)

(6,700.00) 10.00 (6,690.00)

(6,800.00) i0.00 (6,790.00)

(6,500.00) 30.00 (6,470.00)

(6,600.00) i0.00 (6,590.00}

(7,100.00) 6.00 (7,094.00}

(6,200.00) 30.00 (6,170.00}

(5,500.00) 70.00 (5,430.00)

(5,500.00) 70_00 (5,430.00)

(5,500.00) 160.00 (5,340.00]

(5,900.00) 207.00 (5,693.00)

(5,100.00) 350.00 (4,750,00)

(i0,200.00) 760.00 (9,440.00}

(5,200.00) 320.00 {4,880.00)
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Trade Date PUT/CALL Contracts Month Strike Price

...........................................................................

10MAR89 CALL 1.000 OINOV09 6.0500

17MAR09 CALL 1.000 01NOV09 5.9000

24MAR09 CALL 1.000 OINOV09 6.5000

31MAR09 _LL 1.000 01NOV09 5.8000

07APK09 _LL 1.000 OINOVO9 5.7500

14APR09 CALL 1.000 01NOV09 5.7000

21APR09 CALL 1.000 01NOV09 5.6000

28APK09 CALL 1,000 01NOV09 5.4400

05_AY09 CALL 1,000 OINOVO9 5.5800

12MAY09 CALL 1.000 01NOV09 6.2000

19MAY09 CALL 1.000 01NOV09 5.8000

26_AY09 CALL 1.000 01NOV09 5.5000

02JUN09 CALL 1.000 01NOV09 6.0000

09JUN09 CALL 1.000 01NOV09 5.9000

16JUN09 C.ALL 1.900 0!NOV09 6.2008

23J_N09 CALL 1_200 01NOV09 5.5500

30JUN09 CALL 1.000 01NOV09 5.5000

07JUL09 CALL 2.000 01NOV09 5.1000

!4JOLO9 CALL 1.000 01NOV09 5.0500

21JUL09 CALL 1.000 0!NOV09 5.3500

28JUL09 CALL 1.000 0!NOV09 5.0000

04AU089 CALL 1.000 0!NOV09 5.4000

11AUG09 CALL !.000 0!NOV09 5.0500

18A0089 CALL !.000 91NOV09 4.7400

25_UG09 CALL 1.000 OINOVO9 4.5500

0ISEP09 CALL 1.000 OINOVO9 4.1500

08SEPO9 CALL !.OOD OINOV09 4.0500

_LSEPO9 CALL !.000 01NOV09 4.6000

22SEP09 CALL 1.000 OINOV09 4.4500

29SEP09 CALL 1.000 OINOV09 4.7000

6!.800 _01NOV09

03JUN08 1.300 OIDEC09 0.00O0

!0JUN08 1.300 01DEC09 0.0000

17u7_N08 1.200 01DEC09 0.0000

24JL_08 1.300 01DEC09 8.0000

01JULO8 1.300 OIDEC09 0.0000

08JUL08 1.200 01DEC09 0.0000

!5JUL08 1.300 01DEC09 0.0000

22JUL08 1_300 01DEC09 0.0000

29JUL08 1.200 01DEC09 0.00Q0

02DEC08 CALL 2.000 01DEC09 9.2500

090ECQ8 CALL 1.000 01DEC09 8.9500

16DEC08 CAIL 2.000 01DEC09 8.7000

230EC08 CALL !.000 OIDEC99 8.3000

300EC08 CALL 2.000 OIDEC09 8.7500

06J_W09 CALL 2.000 OIDEC09 9.0500

!3J_W09 CALL 2.000 OIDEC09 8.3000

20JAN09 CALL 1.000 OIDEC09 7.8000

27JAN09 CALL 2.000 01DEC09 7.8500

03FEB09 CALL 1,000 DIDEC09 7.3000

10FEB09 CALL 2.000 DIDEC09 7.2500

]TFEB09 CALL 2.000 OIDEC09 7.0000

24FE809 CALL 2.000 01DEC09 6,8000

03MAK09 CALL 1.000 01DEC09 6.9500

IOMARO9 CALL 2.000 01DEC09 6.5500

17MAR09 CALL 1.000 01DEC09 6.4500

24MAK09 CALL 2.000 01DEC09 6.9000

31MAR09 CALL 2.000 01DEC09 6.3000

07APRO9 CALL 2.000 01DEC09 6.2000

14AFK09 CALL 1.000 01DEC09 6.3500

21AP_09 CALL 2.000 OIDEC09 6.2000

28APR09 CALL 1.000 01DEC09 6.0000

05MAY09 CALL 2.000 01DEC09 6.1500

12MAY09 CALL 2.000 OIDEC09 6,6500

19MAY09 tALL 2.000 01DEC09 6.4000

26MAY09 CALL 1.000 01DEC09 6.1500

02YON09 CALL 2.000 OIDEC09 6.5508

JBE&GOPBNPOSITIONS 09OCT09 15:56

Database: Zainet_Merant_Prod a/o 30SEP09

SCE&G Outstandlnq Positions

Trade Price Market -_rice Total Cost Olrrent Value Mark to Market

0.5000 0.0674 (5,000.00) 674.00 (4,326.00)

0.4900 0.0860 (4,900.08) 860.00 (4,040.00)

0.5200 0.0320 (5,200.00) 320.00 (4,880.00)

0.4800 0.i000 (4,800.00) !,00D.00 (3,800.00)

0.4400 0.1080 (4,400.00) 1,089.00 (3,320.00)

0.4700 0.1160 (4,700.00) !,160.00 (3,540.00)

0.4800 0.1352 (4,800.00) 1,352.00 (3,448.00)

0.4500 0.1682 (4,500.00) 1,682.00 (2,818.00}

0.4800 0.1352 (4,800.00) 1,352,00 (3,448.00)

0.5500 0.0530 (5,500.00) 530.00 (4,970.00)

0.5200 0.!000 (5,200.00) 1,000.00 (4,200.00}

0.4600 0.1570 (4,600.00) 1,570.00 (3,030.00)

0.5200 0.0731 (5,200.00) 731,00 (4,469.00)

0.5100 0.0860 (5,100.00) 860.00 (4,240.00)

0.5500 0.0530 (5,500.00) 530.00 (4,970.00_

0.5000 0.1455 (6,000.00) Is746.00 (4,254.00)

0.5000 0.!570 (5,000.00) 1,570.00 (3,430.00)

0.4400 0.2720 (8,8C0.00) 5,440.00 (3,560,00)

0.4400 0.2906 (4,400.00) 2,906.00 (1,494.00)

0.4700 0.!939 (4,700.00} 1,939.00 (2,761.00)

0.4600 0.3100 (4,600.00) 3_I00.00 (1,500.00)

0.4900 0.1807 (4,900.00) 1,807.00 (3,093.00)

0.4800 0.2906 (4,800.00) 2,906.00 (1,894.00)

0.4480 0.4249 (4,400.00) 4,249.00 (!51,00)

0.4300 0.5391 (4,300.00) 5,391.00 1,091.00

0.3900 0.8150 (3,900.D0) 8_150.00 4,250.00

0.3900 0.8934 (3,900.00) 8,934.00 5,034.00

0.4300 0.5090 (4,300.00) 5,090.00 790.D0

0.4500 0.6023 (40500.00) 6,023.00 1,523.00

0.4800 0.4519 (d,%O0.OOl 4,519.00 (281.00)

..........................................................

(1,557,067.80) 642,110.00 (914,957.80)

11.5850 5.6740 (150,605.00) 73,762.00 (76,843.001

11.7310 5.6740 (152,503.00) 73,762.00 (78,741.00)

12.1100 5.6740 (145,320_00) 68,088.00 (77,232.00)

12.4150 5.6740 (161,395.00) 73,762.00 (87,633.00]

12.6768 5.6740 (164,798.40] 73,762.00 (91,036.40)

12.1960 5.6740 (146,352.00) 68,088.00 (78,264.00)

11.8070 5.6740 (153,491.00) 73,762.80 (79,729.00)

10.6800 5.6740 (138,840.00) 73,762.00 (65,078.00)

10.!544 5.6740 (121,852.80) 68,088.00 (53,764.80)

0.7700 0.0080 (15,400.00) 160.00 (15,240.80)

0.7200 0.0120 (7,200,00) 120.00 (7,080.00)

0.7200 0.0160 {14,400.D0) 320.00 (14,080.80)

0.6900 0.0260 (6a900.00) 260.00 (6,640.00)

0.7000 0.0150 (14,000.00) 300.00 (13,700.00)

0.7500 0.0108 (15,000.00) 216.00 (14,784.00)

0.6700 0.0260 (13,400.00} 520.00 (12,880.00)

0.6300 0.0460 (6,300.00) 460.00 (5,840.00)

0.6400 0.0430 (12,800.00} 960.00 (11,940.00)

0.6300 0.0840 (6,300.00) 840.00 (5,460.00)

0.6500 0.0902 (13,000.00) 1,804.00 (ii,196.00)

0.5700 0.!210 (11,400.00) 2,420.00 (8,988.00)

0.5800 0.1520 (11,600.00) 3,040.00 (8,560.00}

0.5600 0.1280 (5,600.00} 1,280.00 (4,320.00)

0.5500 0.2129 (11,000.00} 4,258.00 (6,742_00)

0.5300 0.224D (5,300.00) 2,240.00 (3,060.00)

0.5900 0.1350 (ii,800.00) 2,700.00 (9,100.00)

0.5500 0.2630 (ll,0D0.00) 5,260.00 (5,740.00}

0.5350 0.2920 (iO,700.00) 5,840.00 (4,860.00}

0.5400 0.2490 (5,400.00) 2,490.00 (2,910.00)

0.5500 0.2920 (11,000.00) 5,840.00 (5,160.00)

0.5200 0.3586 (5,200.00) 3,586.00 (1,614.00)

0,5400 0.3070 (10,800.00) 6,140.00 (4,660.00)

0.6100 0.1708 (12,200.00) 3,416.00 (8,784.00)

0.5750 0.2360 (11,500.00) 4,720.00 (6,780.00)

0.5300 0.3070 (5,300.00) 3,070.00 (2,230.00)

0.5900 0.2129 (I!,800.00) 4,258.00 (7,542.00)
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Version: 603s Build: 6000DP

Trade Date PUT/CALL Contracts

............................ -- ....

09JUN09 CALL 1.000

!6JUNO9 _ALL 2.000

23JUNO9 C_LL 2.600

30JUNO9 C_LL 2.000

07JUL09 CALL 1.000

14JUL09 CALL 2.000

21JUL09 CALL !.000

28JUL09 CALL !.000

28JUL09 CALL 1.000

04AUG09 CALL 2.000

IIAUG09 CALL 2.000

18AUG09 CALL i.000

25AUG09 CALL 2.000

01SEP09 CALL 1.000

085EP09 C_L 2.000

!LSEP09 CALL 2.000

223EP09 CALL 2.000

295EP09 CALL 1.000

85.000

01JUL08 1.100

08JUL08 !.I00

15JUL08 1.200

22JUL08 1.000

2907/508 1.100

30DEC08 CALL 2.D00

06JAN09 CALL 1.000

13JRN09 CALL 2.000

20JAN09 CALL 1.000

27JAN09 C_/_ 2.000

03FEB09 CALL 1.000

10FEB09 CALL 2.000

17FEB09 CALL 1.000

24FE609 CALL 2.000

03MARO9 CALL 1.000

!0M_AR09 CAT_L 2.000

!7M_R09 CALL 1.000

24MAR09 CALL 2.000

31MAR09 CALL 1.000

07APR09 CALL 2.000

14APR09 CALL 1.000

21APR09 CALL 2.000

28APR09 C_/_L 1,000

05MAY09 CALL 2.000

!2MAY09 CALL 1.000

!9MAY09 CALL 2.000

26MAY09 CALL 1.000

02JUN09 CALL 2.000

09JUN09 CALL 1.000

16JUN09 CALL 2_000

23JUN09 CALL 1.700

30JUN09 CALL 2.000

07JUL09 CALL 1.000

!4JUL09 CALL 2.000

2!JUL09 CALL 1.000

28JU_09 CALL 2.000

04AUG09 CALL 1.000

IIAUG09 CALL 2.000

18AU009 CALL 1.000

25AUG09 CALL 2.000

015EP09 CALL 1.000

OSSEP09 CALL 2.000

155EP09 CALL 1.000

225EP09 CALL 2.000

29SEP09 CALL 1.000

66.100

JBE&GOPKNPOSITIONS 090CT09 15:56

Database: Zainet_Merant_Prod a/o 30SEP09

SCE&G Outstanding Poeltions

Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

..... = ................................ =_=._=L_ .... . ....J..._......n_= ........m...u......

01DEC09 6.5500 0.5800 0.2129 {5,800.00) 2,129.00 {3,671.00)

01DEC09 6.7500 0.5900 0.1610 (11,800.00) 3,220.00 (8,560.00)

01DEC09 6.0500 0.5600 0.3411 (14,560.00) 8,868.60 (5,691.40)

01DEC09 6.0000 0.5700 0.3586 (11,400.00) 7,172.00 (4,228.00}

01DEC09 5.7000 0.5300 0.4780 (5,300.00) 4,780.00 I520.00}

0!DECO9 5.7000 0.5000 0.4780 (I0,000.00) 9,560.00 (440.00)

01DEC09 5.9500 0.5300 0.3768 15,300.00) 3,768.00 (1,532.00}

01DEC09 5.6000 0.5400 0.5260 (5,400.00) 5,260.00 (140.00)

01DEC09 5.6000 0.5300 0.5260 (5,300.00) 5,260.00 (40.00}

01DEC09 6.1000 0.5600 0.3243 (11,200.00) 6,486.00 {4,7!4.00]

01DEC09 5.7500 0.5500 0.4571 {II,000.00} 9,142.00 (1,858.00)

01DEC09 5.4900 0.5200 0.5776 (5,200.00) 5,778.00 578.00

01DEC09 5.3500 0.5100 0.6610 (10,200.00) 13,220.00 3,020.00

01DEC09 5.0000 0.4650 0.8830 (4,650.00) 8,830.00 4,180.00

01DEC09 4.8000 0.4600 1.0272 {9,200.00) 20,544.00 11,344.00

01DEC09 5.2500 0.5100 0.7200 {i0,200.00) 14,400.00 4,200.00

01DEC09 5.1500 0.5200 0.7832 (10,400.00) 15,664.00 5,264.00

01DEC09 5.5500 0.5600 0.5517 (5,600.00) 5,517.00 (83.00)

_01DEC09 (1,763,967.20) 862,852.60 (901,114.60)

01J_Ml0 0.0000 12.8981 5.9650 {14!,879.10) 65,615.00 (76,264.10)

01J_M!0 0.0000 12.4193 5.9650 {136,612.30) 65,615.00 (70,997.30)

0!J_ql0 0.0000 12.0370 5.9650 {132,407.00) 65,615.00 {66,792.00}

01JAN10 0.0000 10.9050 5.9650 (109,050.00) 59,650.00 (49,400.00)

01JAN10 0.0000 10.4144 5.9650 (114,558.40) 65,615.00 (48,943.40}

OlJ_10 9.0000 0.7500 0.0490 (15,000.00} 980.00 (14,020.00}

OlJ_10 9.4000 0.7800 0.0356 (7,800.00} 356.00 {7,444.00}

01JAN10 8.7000 0.7100 0.0630 (14,200.00} !,2_0.00 (12,940.00)

01JAN10 8.4000 0.6400 0.0800 (6,400.00) 800.00 (5,600.00)

01JA_I0 8.3000 0.6600 0.0870 (13,200.00} 1,740.00 (Ii,450.00)

01JAN10 7.8000 0. 6300 0.1330 (6,300.00) 1,330.00 (4,970.00)

01JANIO 7.6000 0.6800 0.1597 {13,680.00) 3,194.00 (10,406.00)

01JANIO 7.3000 0. 6100 0.2060 (6,!00.00) 2,060.00 (4,040.00)

01JAN10 7.3000 0.5700 0.2060 (Ii,400.00} 4,120.80 (7,280.00)

01JANIO 7.2500 0.6000 0.2150 (6,000.00} 2,150.00 (3,850.00)

01JAN10 6.9000 0.5800 0.2880 (ii,600.00} 5,760.00 (5,840.001

01JAN10 6.0000 0.5550 0.3130 {5,550.00) 3,130.00 (2,420.001

01JANIO 7.3000 0.6100 0.2060 (12,200.00) 4,120.00 (8,080.081

01JAN10 6.7500 0.5700 0.3260 (5,700.00) 3,260.00 (2,440.081

01JAN10 6.7000 0.5500 0.3390 (ll, 000.00} 6,780.00 (4,220.00]

01JAN10 6.6000 0.5700 0.3680 (5,700.00) 3,680.00 (2,020.00)

01JAN10 6.5500 0.5800 0.3830 (II, 600.00} 7,660.00 (3,940.00)

01JAN10 6.3000 0.5500 0.4672 {5,500.00) 4,672.00 (828.00)

01JAN10 6.4800 0.5700 0.3995 {ii,400.00} 7,990.00 (3,4!0.00)

01JAN10 6.9500 0. 6400 0.2774 (6,400.00} 2,774.00 (3,626.00)

01JANIO 6.8000 0. 6000 0.3130 (12,000.00) 6,260.00 (5,740.00]

01JAN10 6.5500 0.5700 0.3830 (5,700.00) 3,830.00 (I,670.001

01JANIO 7.0000 0. 6200 0_2661 (12,400.00} 5,322.00 17,078.00)

01JAN10 6.9500 0. 6100 0.2774 (6,!00.00} 2,774.00 (3,326.00]

01JAN10 7 .i000 0.6200 O_9440 (12,400.00} 4,880.00 (7,520.00)

01JAN10 6.4000 0.5900 0.4322 (10,030.00) 7,347.40 (2,682.60]

01JANI0 6.4500 0.5900 0.4156 (ii,800.00} 8,312.00 (3,488.001

01JANIO 6.1500 0.5400 0.5230 (5,400.00) 5_230.00 (170.00)

01JAN10 6.i000 0.5300 0.5442 (10,600.00} 10,884.00 284.00

01JAN10 6.3000 0.5600 0.4672 (5,680.00} 4,672.00 (928.00)

OIJANI0 6.0500 0.5600 0.5640 (II,200.00} i!_280.00 80.00

01JANI0 6.4500 0.5900 0_4156 (5,900.00} 4,156.00 (1,744.00}

01JAN10 6.1500 0.5700 0.5230 (ii,400.00} 10,460.00 (940.00}

OIJANI0 5.8900 0. 5500 O. 6325 {5,500.00} 6,325.00 825.00

01JAN10 5.7500 0.5400 0.7081 (I0,800.00) 14,162.00 3,382.00

01JAN10 5.4000 0.5100 0.9070 (5, i00.00) 9,070.00 3,970.00

OIJANIO 5.2500 0.4900 1.0035 I9,800.00) 20,070.00 10,270.00

01J_/ql0 5.7000 0.5400 0.7340 (5,400.00) 7,340.00 1,940.00

01JANIO 5.6000 0.5500 0.7898 (11,000.00) 15,796.00 4,796.00

01JANIO 6.0100 0. 5800 0.5855 {5,800.00) 5,865.00 65.00

..........................................................

*01JAN10 (995,086.80) 553,961.40 (441,!25.40)
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Trade Dat_ PUT/CALL Contracts Mo_th Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

..................................................................................................... . ................ =

29JUL08 0.900 01FEB10 0.0000 10.3784 5.9910

D3FEB09 CALL 1.000 01FKBI0 8.0500 0.6200 0.1550

10FEB09 CALL 1.000 0!FEB10 7.7000 0.6700 0.2061

17FEB09 CALL 2.000 0!FEB!0 7.5000 0.6200 0.2290

24FE809 _LL !.000 01FEB10 7.4000 0.6000 0.2470

03MAR09 _LL 1.0OD 01YEBl0 7.4500 0.5850 0.2380

10MAK09 CALL 2.000 01FEB!0 7.1500 0.5800 0.2970

17MA_09 CALL 1.000 01FEB!0 6.9500 0.5500 0.3430

24Mia-_09 CALL 1.000 01FEBI0 7.5000 0.6000 0.2290

31M2_09 CALL 2.000 01FEB10 7.0000 0.5700 0.3310

07APR09 CALL 1.000 01FED10 6.9000 0.5650 0.3560

14APR09 CALL 1.000 01FEB10 6.8500 0.5600 0.3680

21APR09 CALL 2.000 01FEB10 6.7000 0.5800 0.4100

28APR09 CALL 1.000 01FEBI0 6.5000 0.5600 0.4729

05MAY09 CALL 1.000 01FE-BI0 6.6500 0.5800 0.4259

12MAY09 CALL 2.000 0!FEB10 7.1500 0.6400 0.2970

19MAY09 CALL 1.000 01FEB10 6.9000 0.5950 0.3560

26MAY09 CALL l.DD0 OIFEBI0 6.7500 0.5800 0.3960

02JUN09 CALL 1.000 01FEB10 7.1500 9.6300 0.2970

09JUNO9 CALL 1.000 0(FEB10 7.1000 0.6200 0.2979

16JUN09 CALL 1.000 01FEBI0 7.2500 0.6300 0.2760

23JUN09 CALL 1.600 01FEB!0 6.5400 0.5900 0.4567

30JUN09 CALL 1.000 QIFEBI0 6.6000 0.5900 0.4411

07JUL09 C_L 1.000 01FEBI0 6.3000 0.5400 0.5410

14JUL09 CALL 2.000 OIFEBI0 6.2500 0.5300 0.5600

2!JUL09 CALL 1.000 01FEBI0 6.4500 0.5600 0.5066

28JUL09 CALL 1.000 01FEB10 6.2500 0.5500 0.5600

04AUG09 CALL 2.000 01FEB10 6.6500 0.5900 0.4259

!IAUG09 CALL 1.000 01FEBI0 6.3000 0.5800 0.54!0

18AUG09 CALL 1.000 01FEB10 6.0800 0.5500 0.6206

25AUG09 C_ALL 2.000 0! FEB10 6.0000 0.5400 0.6630

01S_P09 CALL 1.000 01FEB10 5.6000 0.5100 0.8630

08$EP09 CALL 1.000 01FEB10 5.5000 0.5000 0.9203

15SEP09 CALL 2.000 01FEB10 5.8500 0.5300 0.7330

22SZP09 CALL 1.000 0!FEB10 5.8000 0.5500 0.7587

29S_P09 CALL 1.000 0!FEB10 6.1900 0.5900 0.5804

45.500 *0!FEBIO

03MAR09 CALL 1.000 01MARl0 7.5000 0.6000 0.2760

10MAR09 tALL 1.000 01_L_RI0 7.2500 0.5500 0.3240

17MAR09 CALL 1.900 01MARl0 6.9500 0.5500 0.3920

24MAR09 _LL l. O00 01MARl0 7.5500 0.5900 0.2670

31MAR09 CALL 1.000 81_L_K!O 7.0500 0.5700 0.3680

07APB09 CALL 1.000 01MAR10 7.0000 0.5500 0.3800

14APR09 CALL 1.000 01MARl0 6.9500 0.5600 0.3920

2!APB09 CALL 1.000 OIMAKI0 6.7500 0.5700 0.4450

28APR09 CALL l.O0O 01MARl0 6.6000 0.5500 0.4899

05MAY09 CALL 1.000 01MARl0 6.7300 0.5900 0.4462

12MAY09 CALL 1.0G0 01MAR!0 7.3000 0.6300 0.3148

19MAY09 CALL 1.000 01MARI9 7.0500 0.5850 0.3680

26MAY09 CALL 1.000 01MARl0 6-9000 0_5700 0.4050

02Jb_D9 CALL 1.000 OIMARiD 7.1800 0.6200 0.3356

09JUN09 CALL 1.000 01MAR!0 7.2000 0.5100 0.3356

!6JUN09 CALL 1.000 01MAR!0 7.3500 0.6200 0.3040

23J_09 CALL 2.300 01MARl0 6.5800 0.5900 0.4899

30JUM09 C_LL 1.000 01MAR!0 6.6500 0.5900 0.4749

07JUL09 CALL 1.000 01MARl0 6_4500 0_5400 0.5360

!4JUL09 CALL 1.000 OIMAR!0 6.3500 0.5300 0.5713

21JUL09 CALL 1.000 01_10 6.4500 0.5600 0.5360

28JUL09 CALL 1.000 01MARl0 6.3000 0.5400 0.5880

04AUG09 CALL 1.000 01MAR!0 6.7500 0.5800 0.4450

I_AUG09 CALL 1.000 01MAR!0 6.4500 0.5700 0.5360

18AUG09 CALL 1.000 01_{AR!0 6.2000 0.5500 0.6257

25AUG09 CALL 1.000 01MARl0 6.1500 0.5400 0.644_

0!BEP09 CALL 1.000 01MARl0 5.8500 0.4900 0.7700

08SEP99 CALL 1.000 01MAR10 5.6500 0.5000 0.8682

i55EP09 CALL 1.000 01MARl0 6.0000 0.5400 0.7040

225EP09 CALL 1.000 0!MAR10 5_9500 0.5500 0.7263

(930405.60) 53,919.00 (39,486.60)

(6,200.00) i,550.00 (4,650.00}

(6,700.00) 2,061.00 (4,639.00)

(12,400.00) 4,580.00 {7,820.001

[6,000.00) 2,470.00 {3,530.001

15,850.00) 2,380.00 (3,470.00)

(Ii,600.00) 5, 940.00 (5,660.00)

(5,500.00) 3,430.00 (2,070.00)

(6,000.00) 2,290.00 (3,710.00)

(11,400.00} 6,620.00 (4,780.00)

{5,650.00) 3,560.00 (2,090.00)

{5,600.00) 3,680.00 (1,920.00)

(11,600.00) 8,200.00 (9,400.00)

(5,600.00) 4,729.00 (871.00)

(5,800.00] 4,259.00 [i,541.00)

(12,800.00] 5,940.00 (6,860.00)

(5,950.00) 3,560.00 (2,390.00)

(5,800.00) 3,960.00 (1,940.00)

(6,300.00) 2,970.00 (3,330.00]

(6,200.00) 2,979.00 (3,221.00]

(6,300.00) 2,760.00 (3,540.00)

(9,440.00) 7,307.20 (2,132.80)

(5,900.00) 4,41!.00 (1,489.00)

(5,400.00) 5,410.00 i0.00

(_0,600.00) 11,200,00 600.00

(5,600.00) 5,066.00 (534.00)

(5,500.00) 5,600.00 i00.00

(11,800.00) 8,518.00 (3,282.00)

(5,800.00) 5,410.00 (390.00)

(5,500.00) 6,206.00 706.00

(10,800.00) !3,260.00 2,460.00

(5,100.00) 8, 630.00 3,530.00

15,000,00] 9,203.00 4,203.00

(I0,600.00] _4,660.00 4,060.00

(5,500.00) 7,587.00 2,087.00

(5,908.00) 5,804.00 (96.00)

(351,095.60) 250,109.20 (I00,986.40)

(6,000.00) 2,760.00 (3,240.00)

(5,500.00) 3,240.00 (2,260_00)

15,500.00) 3,920.00 [1,580.00)

(5,900.00) 2,670.00 (3,230.00)

(5,700.00) 3,680.00 [2,020.00)

(5,500.00) 3,800.00 (1,700.00}

(5,600.00) 3,920.00 (1,680.00)

(5,700.00) 4,450.00 (1,250.00)

(5,500.00) 4,899.00 (601.00)

15,800.00) 4,462.00 (1,338.00)

(6,300.00) 3,148.00 (3,152.00)

(5,850.00) 3,680.00 [2,170.00)

(5,700.00) 4,050.00 (1,650.00)

[6,200.00) 3,356.00 (2,844.00)

(6,100.00) 3,356.00 (2,744.00)

(6,200.00) 3,040.00 (3,160.00)

(13,570.00) 11,267.70 (2,302.30)

C5,900.00) 4,749.00 [i,151.00}

(5,400.00) 5,360.00 (40.00}

(5,390.00) 5,713.00 413.00

(5,600.00) 5,360.00 (240.00)

(5,409.00) 5,880.00 480.00

(5,808.00) 4,450.00 (1,350.00)

(5,708.00) 5,360.00 (340.00)

(5,500.00) 6,257.00 757.00

(5,400.00) 6,448.00 1,048.00

(4,900.00) 7,700.00 2,800.00

(5,000.00) 8,682.00 3,682.00

(5,400.00) 7,040.00 1,640.00

(5,500.00) 7,263.00 1,763.00
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295Ep09 CALL 1,000 01MARl0 6.3300 0.5800 0,5713 (5,800.00) 5,713.00 (87.00)

32.300 _OlMARI0

31_09 CALL 1.000 01APRIO 6.7000 0.5400 0.4790

07APR09 CALL 1.000 01APRI0 6.6500 0.5400 0.4940

14APR09 CALL 1.000 01APRI0 6.7500 0.5400 0.4650

21APR09 C_L 1.000 01APRIO 6.5500 0.5500 0.5240

05MAY09 CALL 1.000 01APR!0 6.5300 0.5600 0.5414

12MAY09 CALL 1.000 01APRI0 6.7000 0.6100 0.4790

19MAY09 CALL 1.000 0!_K!O 6.7500 0.5800 0.4650

26MAY09 CALL 1.000 01A�RI0 6.7000 0.5450 0.4790

09JUNO9 CALL 1.000 01APRI0 6.9500 0.6000 0.4261

23JUN09 CALL 1.700 01APRIO 6.3800 9.5800 0.5743

30JUN09 CALL 1.000 01APRI0 6.5000 0.5700 0.5400

i4JUL09 CALL 1.000 01A�RI0 6.2000 0.5200 0.6440

21JULO9 CALL 1.000 OiAPRIO 6.4500 0.5500 0.5560

28JULO9 CALL 1.000 01APRI0 6.2000 0.5400 0.6440

04AUG09 CALL 1.000 OIAPRI0 6.6500 0.5700 0.4940

18AUG09 CALL 1.000 OIAPRI0 6.1800 0.5400 0.6453

25AU009 CALL 1.000 01APRI0 6.1500 0.5400 0.6643

01SEP09 CALL 1.000 01APRIO 5.8500 0_5000 0.7870

08SEP09 CALL 1.000 01APRI0 5.7000 0.5000 0.8590

225EP09 CALL 1.000 01APRI0 6.0000 0.5500 0.7239

295EP09 CALL 1.000 01APRI0 6.3600 0.5800 0.5914

21.700 *01APRIO

05M_Y09 CALL 1.000 01MAY10 6.6200 0.5600 0.5373

19MAY09 CIALL 1.000 01MAYID 6.9000 0.5800 0.4520

02JUN09 CALL 1.009 01MAY10 7.0500 0.6000 0.4161

16JUN09 CAT_L 1.000 01MAY10 7.1000 0.6200 0.4030

30JUN09 CALL 1.000 OIMAY]O 6,65OO 0.5700 0.5224

07JUL09 CALL 1.000 01MAY10 6.4000 0.5500 0.6000

14JUL09 CALL 1.000 01MAY10 6.3500 0.5300 0.6170

28JUL09 CALL 1.000 01MAYID 6.3500 0.5400 0.6170

IIAUS09 CALL 1.000 01MAY10 6_4500 0.5700 0.5847

25AU009 CALL 1.000 01MAYI0 6.3000 0.5500 0.6358

088EP09 CALL 1.0oo 0_MAY10 5.9000 0.5000 0.7936

]LSEP09 CALL !.000 OIMAY]O 6.3500 0.5300 0.6170

225EP09 CALL 1.000 01MAY]0 6.1500 0.9500 0.6910

13.000 .01MAY!0

02JUN09 CALL 1.000 01JUN10 7.2200 0.6100 0.4206

16JUNO9 CALL 1.000 OiJ_!O 7.2500 0.6400 0.4160

30JUN09 CALL 1.000 01JUNI0 6.8000 0.5800 0.5330

!4JUL09 CALL !.000 01JUNIO 6.5500 0.5400 0.6090

28JUL09 _LL 1.000 OIJUNI0 6.6000 0.5450 0.5920

IIAUG09 _ALL 1. 000 01JUNI 0 6.6500 0.5700 0.57?0

083EP09 CALL 1.000 01JUNI0 6.1000 0.5100 0.7744

22$E709 CALL 1.000 01JUNI0 6.3000 0.5600 0.6969

8.000 "01JUN10

30JUN09 CALL 1.000 01JULIO 7.0000 0.5900 0.5526

07JUL09 CALL 1-000 01JULI0 6.7000 0.5600 0.6410

!4JUL09 CALL 1.000 01JULI0 6.8000 0.5500 0.6107

28JUL09 CALL 1.090 OIJULI0 6.8500 0.5600 0.5940

llAUG09 CALL 1.000 OIJULI0 6.9500 0.5800 0.5809

25AUG09 CALL 1.000 01J--_L10 6.8000 0.5600 0.6107

08SEP09 CALL 1.000 01JUL10 6.4000 0.5200 0.7445

228EP09 CALL 1.000 01JULIO 6_6500 0.5700 0.6580

8.000 *01JUL10

04AUG09 CALL 1.000 01AUG10 7.5500 0.6000 0.5102

IIAUG09 CALL 1.000 01AUG10 7.2500 0.5900 0.5837

18AUG09 CALL 1.000 OIAUGI0 7.1500 0.5700 0,6070

(183,220.00) !55,673.70 (27,546.30)

(5,400.00) 4,790.00 (6!0.00)

(5,400.00) 4,940.00 (460.00}

(5,400.00) 4,650.00 (750.00)

[5,500.00) 5,240.00 (260.00)

(5,600.00) 5,414.00 (!86.00)

(6,100.00) 4,790.00 (I,310.00_

(5,800.00) 4,650.00 (1,150.00]

(5,450.00) 4,790.00 [660.00)

(6,000.00) 4,261.00 (1,739.00)

(9,860.00] 9,763.10 (96.90)

(5,700.00) 5,400.00 (300.00)

(5,200.00) 6,440.00 1,240.00

(5,500.00) 5,560.00 60.00

(5,400.00) 6,440.00 1,040.Q0

(5,700.00) 4,940.00 {760.00)

(5,400.00) 6,453.00 1,053.00

(5,400.00) 6,643.00 1,243.00

(5,000.00) 7,870.00 2,870.00

(5,000.00) 8,590.00 3,598.00

(5,500.00) 7,239.00 1,739.00

(5,800.00) 5,9!4.00 !14.00

(120,110.O0) 124,777.30 4,667.10

(5,600.00) 5,373.00 (227.00)

(5,800.00) 4,520.09 (1,280.00)

(6,000.00) 4,161.00 (1,839_00)

16,200.00) 4,030.00 (2,170.00)

(5,700.00} 5,224.00 (476.O9)

(5,300.00) 6,000.00 700.09

(5,300.00) 6,170.00 870.00

(5,400.00} 6,170.00 770.00

(5,700.00) 5,847.00 147.00

(5,500.00) 6,358.00 858.00

(5,000.00) 7,936.00 2,936,00

(5,300.00) 6,17_.00 870.00

(5,500.00) 6,910.00 1,410.00

(721300.O0} 74,869.00 2,569_00

(6,100.00) 4,286.00 (1,814.00)

(6,400.00} 4t160.00 (2,240.00)

(5,800.00) 5,330.00 (470.00)

(5,400.00) 6,090.00 690.00

(5,450.00} 5,920.00 470.09

(5,700.00} 5,770.00 70.00

(5,100.00) 7,744.00 2,644.00

(5, 600.00} 6,969.00 1,369.00

(45,550.00) 46,269.00 719.00

(5,900.00) 5,526.00 (374.00)

(5,600.00) 6,410.00 819_00

(5,500.00} 6,107.00 607.00

(5,600.00) 5,940.00 940.00

(5,800.00) 5,809.00 9.00

(5,600.00) 6,107.00 507.00

(5,200.00) 7,4.45.00 2,245.00

(5,700.00) 6,580.00 880.00

{44,900.00) 49,924.00 3,024.00

(6,000.00) 5,102.00 (898.00)

(5,900.09) 5,837.00 (63.00)

(5,700.00) 6,070.00 370.00
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01$EP09

15SEP09

295EP09

01SEP09

155EP89

295EP09

295EP09

SCE&G Outstandin_ Positions

PUT/CALL Contracts Mon_q Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

...................................... =....... _ .......................... _ .......................

CALL 1.000 01AUGI0 6.7500 0.5500 0.7270 (5,500.00) 7,270.00 1,770.00

CALL 1.000 01AUG10 7.1000 0.5600 0.6210 (5,600.00) 6,210.00 610.00

CALL !.000 01AUG10 7.1500 0.6000 0.6070 (6,000.00) 6,070.00 70.00

..........................................................

6.000 "0!AUG10 (34,700.00) 36,559.00 1,859.00

CALL 1.000 01SEPI0 7.1500 0.5500 0.6820 {5,500.00) 6,820.00 1,320.00

C_L !.00O 01SEFI0 7.4500 0.5800 0.6020 (5,800.00) 6,020.00 220.00

_L 1.000 OISEPI0 7.5800 0.6200 0.6183 (6,200.00) 6,!83.00 (17.00)

..........................................................

3.000 *01SEP!0 (17,500.00J 19,023.00 1,523.00

CALL 1.000 01OCT!0 7.9400 0.6200 0.608! (6,200.00) 6,001.00 (119.00)

..........................................................

1.000 *010CTID (6,200.00) 6,081.00 (119.00)

..........................................................

385.200 (8,069,154.80) 3,715,019.00 (4,354,135.80)


